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Abstract: In this paper, some recurrence relations are presented for the single and
product moments of progressively Type-II right censored order statistics from a Pareto
distribution. These relations are obtained for a progressively censored sample from
Pareto distribution with fixed and random removals, where in the random case, the
number of units removed at each failure time follows a binomial distribution. In ad-
dition, Thomas-Wilson’s Mixture Formula for Moments are obtained with with fixed
and random removals. Finally, a numerical study is carried out to compare real and
simulation results based on biases and MSEs of the expected termination time.
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1 Introduction

In lifetime testing and analysis of reliability data, it is common to use different cen-
soring scheme in order to reduce costs and time. In some life-testing experiments, the
experimenter seek to remove units at different stages in the study for various reasons.
This would lead to progressive censoring. In particular, a progressive Type-II censoring
scheme is taken account of an important scheme in life-testing experiments.

The progressive Type-II censoring can be described as follows, Suppose n units are
placed on a life test. Immediately following the first failure, r; surviving units are
removed from the test at random. Then, immediately following the second failure, o
surviving units are removed from the test at random. This process continues until, at
the time of the m-th failure, all the remaining r,, =n—ry —r9 — -+ —1r;,,_1 —m units
are removed from the experiment. Therefore, the joint probability density function
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Ximmy -+ Xmmen from a random sample of size n with PDF f(.) and CDF F(.)
under progressive Type-II censored sampling is given by:

m
f(xlzm:'ru e 7xm:m:n) = A(TL, m — 1) H f(xzmn) [1 - F(:L'zmn)]rl 9 (1)
i=1
where 1. < - < Typmen and A(n,m—1)=nn—-1—r1)(n—2—r1 —7r3) - (n —
m
m+1—ry---—rp_1). Note that > r; =n—m,r; >0,i=1,---,m; see Balakrishnan
i=1
and Aggarwala (2000).

In this scheme, 71,72, , 7, are all pre-fixed. However, these numbers may occur
at random in some practical situations. In some reliability experiments, an exper-
imenter may distinguish that it is inappropriate or too dangerous to continue the
testing on some of the tested units even though these units have not failed; see Yuen
and Tse (1996) and Zeinab (2008). In such cases, the pattern of removal at each
failure is random. This leads to progressive censoring with random removals (PCR);
see Table 1.

Table 1: A schematic representation of the progressive Type-II censoring

The numbers in life testing Binomial removals Remains
n Ri ~ B(n—m,p) n—1-mr
n—1-—r Ra|r1 ~ B(n—m —r1,p) n—2—ry—ry
m—2
n—(m—-2)— > rj Ry—1|r1,-+ yrm—2 n—(m-—1)
j=1
m—2 m—1
~Bn—m— 3 rjp) -2
=1 j=1
m—1 m—1
n—(m—l)—ZTj Rm:n_m_zrj 0
Jj=1 j=1

In particular, the joint probability distribution of R = (Ry,--- , R,,) is given by
f(r;p) = P(R=7;p) = bp"(1 - p)°

(n —m)!

n—m-y ! 7"47‘>!HT:_11 rj!
J)rj; see Weian et al. (2011).

The statistical inference on lifetime distributions under progressive censoring with
random removals is discussed by several authors. Tse et al. (2000) presented the max-
imum likelihood estimations of Weibull distribution under progressive censoring with
binomial removals. Wu and Chang (2003) and Wu et al. (2007) discussed the estima-
tion of the Burr Type-XII distribution and Pareto distribution based on progressively
censored samples with random removals, where the number of removed units has a
discrete uniform removal pattern and binomial distribution. Xiang and Tse (2005)
discussed the maximum likelihood estimation of the model parameters and derived the
corresponding asymptotic variances based on Type-II progressive interval censoring

m—1 m—1
where b = yd= Y rj,e=m—-1)(n—m)— > (m—
j=1 J=1
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with binomial removals. Wu et al. (2006) obtained MLE and the estimated expected
test time for the two-parameter Gompertz distribution under progressive censoring
with binomial removals. Recently, Weian et al. (2011) presented statistical analysis
of generalized exponential distribution under progressive censoring with binomial re-
movals.

In Section 2, we derive some recurrence relations for a progressively censored sample
with fixed and random removals. In Section 3, we present Thomas-Wilson’s mixture
formula for moments and generalize it for binomial removals. Then, in Section 4, a
numerical example to obtain the real values of moments and a Monte Carlo simulation
study are carried out to compare real and simulation results. Finally, we state some
results.

2 Moments of progressively type-II censored order
statistics
The idea of obtaining moments of usual order statistics in a recursive manner has been

discussed by many authors for a wide array of distributions; for example, see Arnold
and Balakrishnan (1989) and Balakrishnan and Sultan (1998).

2.1 Single moments of progressively type-1I censored order statis-
tics with fixed removals

In this section, we prove recurrence relations for the single moments of progressively
Type-II right censored order statistics from a Pareto distribution with fixed removals.

(Tl PR 7T77L)(k)

Hiimin

= B [xGu ]

—Awm-1) [ [ [ abfe) - P

1<z <2< <Tp, <00

Xf(z2) [l — F(x2)]™ - f(xm) [1 = F(xm)] ™ dzy - - dzp.  (2)

We have the following recurrence relations for these single moments.

Theorem 2.1. For2<m <mn and k >0,

(ri,- ,Tm)(k) 0 (ri4ro41,--- 7Tm)(’ﬂ) A(TL, m — 1)

g =— —ry—1 . . -

Hiimen, ke — 9(7,1 + 1) (’I’L r1 ) Him—1n A(n, m — 2)
and form=1,n=1,2,---, 0>k and k>0,
(r)® nd

Hiam = m
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Proof.

(T17"'7Tm,)(k>
Himin = A(n’ m— 1) e U(mQ)

< f(e2)[L — F(an)]™ - f(zm)[L — Flen)™dzy - dzm,  (3)
Ulzz) = /1962 a1 ¥ f(1)[1 = F(a1)]" day
= /j Oy 1 — F(21)]" day

= Z{xz’“[l = FPla)]" ™ =14 (r1 +1) /1 a1 P fan)[1 - F(xl)}“dacl}.

By substituting the above expression into (3), we have

(r1,eee ) ® 0 (ri4ratl, e mm)®  A(n, m—1)
s = - —1ry — 1)py. . -
H1men k (’I’L 1 )lu’l.mfl.n A(n, m — 2)
T O]
+(7“1 + 1)M§mn ) }7
SO
(1, ) 0 1ttt o ®  Aln, m = 1)
e = — —ry — 1)y, . -
H1men Lk — 9(7“1 ¥ 1) (n 1 )Nl‘mfl‘n A(n, m— 2)
Next, form =1, n=1,2,---, § > k and k > 0 (with r; = n—1 in this case), we have
(Tl)(k) _ > k o ry
figm = A, 0) [ 2" fa1)[l = F(21)]" day
1
— ne/ o1 "L = F(zy)] Pday
1
= nf+nl(r, + 1)/ z1" f(z1)[1 — F(z1)] dzy
1
(rl)(k)
= 7’?,0 + no(rl + 1):u’1:1:n ’
SO

(ry)® nf

Hiam = m

Theorem 2.2. For2<i<m—1, m<nandk >0,

(r1, ) ®) ¢ . (r1ye yridripr L, rm)
2 = — < n—-—r1—---—1r;—1 L
Hizmen ke — 9(7“1‘ + 1) ( 2 ) Hizm—1:n
. 1 il e ) )
_(n_Tl_"'_ri_l—"_l) :uz(’fllszlz’rlz : .
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13
Proof.
(reyerm)®
Pizmin = A(n,m-1) U(zi—1, Tit1)
1<z < <Ti_1<Tip1 < <Tyy <O

X fla)[l = Fa)]™ - f(em)[1 = Fzm)]™ (4)
d2171 ce dl‘i_1d$i+1 ce d:cm,

where

U(@i-1, Tit1) = /Wl 2" f (@)1 = F ()] d,

XTj—1

Tit1

_ / B F V1 — F(w)]"das
0 v r

= {ﬂ?i+1k[1 — F(wip1)]" = 21 M1 = F(zip)]

k
Ti4+1

+(r; +1) /@ xF f(a)[1 — F(xl-)}”dxi}.

By substituting the above expression into (4), we have

(r1,rm)® ¢ (1L ) )
Himin - E (n A U & ’L):ui:mflzn
. (r1ye i1 A1 ) (B

_(n_rl —e =T =it 1)/’Li71:m7l1:n ' "

(le"' 7Tm)

(k)
+(Ti + l)lui:m:n }7

in which
(r1,, m)(k) _ 0 . (riyoee ritripr 1, 77‘m)(k)
er’;’Ln " - m (’I’L S e A Z) :ui:'rlnflzn i

. (r1, 1L ) )
—(n—ri =i 1) g ) :

Theorem 2.3. For2<m<n, k>0and k <90,

i) ® _ Im D) )
mim:n H(Tm + 1) —k m—1lm—1n .

Proof.

plr ) ® — A(n, 1) / / / U 1)

1<z <+ <Typ—1<00

X fla)[1 = Fz)]™ - f@m-1)[1 = F(@m-1)]""doy - - dzp—1,(5)
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where

U(xmfl) = /OO xmkf(xm)[l - F(xm)]rmdl'm

Tm—1

= / 02" [1 = F(2p)]™  day,

Tm—1

0
— k{ —.’Emflk[l —F(.’Emfl)rm-i_l

+(rm + 1)/30

By substituting the above expression into (5), we have

o0

xmkf(xm)[l — F(xm)]r’”d:cm}.

m—1

)@ _ 0 1 14T A1) ) e ) )
M’Sgl;nnm ) = E {_(Tm + 1)”5)21—1:77:—1:; " ) + (Tm + 1)”5771111}17;7” ) } )
SO
(71, ,'rm)(k) — O(Tm + 1) (71, ,Tm71+Tm+1)(k)
mim:n H(T’m 4 1) —k m—1:m—1n .

O

Note that fi.m. is the expected termination time of an experiment, in fact it
shows that the time required to complete the experiment. In practical applications,
this information is important to choose an appropriate sampling plan because the time
required to complete the experiment is directly related to costs and time.

2.2 Product moments of progressively type-I1 censored order
statistics with fixed removals

In this section, we prove some recurrence relations for the product moments of progres-

sively Type-II censored order statistics with fixed removal from the Pareto distribution.

By using (1), we can obtain the product moment of the i-th and j-th progressively

Type-II censored order statistics as

(/’A17”' 7rm)(k’t> :E |:X(T17"' 7rm)k X(T17"' 7rﬂl)t]

lu‘i,j:m:n LIMmIn Jmn

— A(n,m— 1) / / / whal f(a1) [L— F(a)]™

I<z1<T2< <Ly <O

< fx) [1= F(2)] - f(wm) [ = Flam)]" dzy - deg.  (6)

We have the following relations for these product moments.

Theorem 2.4. For1<i<j<m-—1,7—i>2 m<nandk,t>0,

(»T»hm 7Tm)(k,l) = L (TL — P — e — T — ) (Tl’ ’Tj+rj+1+1,"' ;Tm)(k’t)
i jimin L — 9(7‘]' + 1) 1 7= J) B jim—1in
. (Tl,"',’l"71+’l"+1,--~,Tm)(k‘t>
—(n=ri == = D) g :
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Proof.
(Tl,---,rm)(’“'” k -
i jimen :A(’I’L, m— 1) T mzf('xl)[l - F(.’IJ]_)] T
1<z < <zj1<Tj41 <+ <Ly, <OO
L t Tj T
x / ;' f () [L = F(x;)]" daj o fzm)[l = F(zm)]™  (7)
Tj_1
d.’El s d$j71d$j+1 e dl’m,
where

Tj41 Tj+1
/ 2 (@)L — F(a;)]"sde; = / bt [1 — F(a))|"d,

-1 Tj—1

0 .
- t{xﬂlt[l — F(zjpq)]" !

—z; 1" 1= F(x;—1)]" " + (r; + 1)

« /:”1 25 f ()1 — F(;cj)rfdxj}.

j—1
By substituting the above expression into (7), we have

) () 0 (r1 e 1L )08

(r1p ) B0 ,
Ha jomim = t{(n L= =T = ) T

. (1, i1 Ty L ) (R0
_(n — T == Tj-1 =] + 1)/’[’i,j71:m171:n !

Ty )08
+(Tj + l)uz(',jl:m:n ) }’

SO

(P, ) B0 0 ) . (P11, ) (B0
i jmen - m (n —Ty = =T — ]) Mi,j:m—f;n j

e 1 (k1)
—(n=ry ey = 1) ) }
Theorem 2.5. For1<i<m-—1,m<n, k,t>0andt <89,

(11, ,Tm,)(kvt) o 9(’)1 —Try— " Tm-1—M + 1) (7"17"' a'f’m71+7’m+1)(k’f‘)
©,Mmimin - H(Tm + 1) —t i,m—l:m—1:n .

Proof.

(1, ,Tm)(k’t) —A o L. k > t o Tm
i mimen =A(n, m—1) Ty T f(m)[1 — F(zm)] Lm
Tm—1

1<z < <Typ—1 <00

xfla)[l = F)]™ - f@m-1)[1 = F(@m—1)]™day - - dag—1, (8)
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where
/ T f (@)1 — F(2,)] ™ d :/ met_l[l — F(xm)]7'm+1dxm
4 >~ t ,
= (rm +1) T f@m)[1 — F(am)] ™ dz,

_x7rL—1t[1 - F(ITYL—l)]Tm+1}'

By substituting the above expression into (8), we have

(s, )0 _ 0 (i AT b )60

i memen = t{ - (n =71 Tme1 — M+ l)lui,m—l:m—l:n

(k,t)

SO
(1, yrm ) 00 9(’[7, —T1 = Tmo1 =M+ 1) (r1, Pm—1+rm+1) D

i, mim:n - Q(Tm 4 1) —t Mz’,mflszl:n

Theorem 2.6. For2<i<j<m-1,7—i>2 m<nandk,t>0

e ) (05D 0 . P I ")
Mgr'l:;«n";:‘"") — (n ey — ’L) Mgr}.;n,’ql.:erl-i_ v Tm)
Wi kE—0(r;+1) g :
. T URITIR SUPE N S (k.t)
=1y =iy — i 1) Ty ) L
Proof.

(T17"' 7rﬂl)(kYt) t wl+1 k T4
Hi j:min =An,m-1) [ - Tj wy f(@i)[1 — F()]" d;
Ti—1

1<z < <xi—1<Ti41 < <Typ <O

) f(z)[L = F(@)]™ - flam)[l — F(zm)]™ 9

Xd’JJl v d$¢_1dxi+1 s dxm,

where
Ti41 Ti41
/ 2 Fa)[1 = Fa))" das :/ 011 — ()] das

0 v v
= k{$i+1k[1 — F(wip1)]" = 21 M1 = F(zip)]
Tiq1

+(r; + 1)/90“ xF f ()1 - F(xi)]”d:ri}.

By substituting the above expression into (9), we have

(r1,rm)®D ¢ ) U G PR S NI o ST o)
Hi jim:n - E (n i e Z)/’Li,j:mflzn

(k,t)
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- (r1ee oot L ) 908
_(n_rl T T _Z+1):ui71,j:m771:n ' "

r1yee ) (B0
+(r’i + 1)/“1’5,;)7717)1 ) }7
SO

(r1e )0 0 _ . g (r1,0 it riprtl,ee ) )
Hi jimen T k- 9(7,_1 ¥ 1) (’I’L 1 T Z) i jim—1:n

. (T17"'77'i—1+7i+17"'77"m)(k't)
—(n—’l"l — =T _Z+1) :u’ifl,j:mflzn .

Theorem 2.7. For2<i<m-—1, m<n and k,t >0,

(rierm) B0 0 (1 Ly ) BT
Hi it 1:men T k_0 (n B S R Z)Mz’:m—l:n
’ — (’I“i + 1)
. ((CRINENPETSEE IR
*(H*Tl — e — 71—+ 1)ui—17i:m—1:n :
Proof.

(r1,ee ) B0

:ui,i-‘rl:m:n = A(Tl, m — 1) / T / xi—}-lt

1<z < <wi_ 1 <Tip1 < < Ty <O

x {/ Tk - F(xi)]”dxi} fn)[l = F ()™

i—1

X f(@m)[1 = Fom)]doy - dziadwipy - dam,  (10)

where

Tit1 Ti41
/ xikf(xi)[l—F(xi)}”dxi:/ Ot 11 — F(a:)]H da

i—1 LTj—1

0 v .
= k{xwlk[l = F(zi1)]" ' =ML = Fay)]

i+ 1) /Z+ 2 Fal — F(:cl-)]”dxi}.

i—1

By substituting the above expression into (10), we have

(ra,ee )0 4 ) (1 i L e ) (FTO
/’Li,i+1:m:n - E (Tl A i Z)lui:mflzn
; (P10 rim 1L e ) (00
_(n I T S Tl e 1)Mi71,i:m71:n

(P10 ) B0

+(ri + 1)Mz,z+1mn }7
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so
(r1,ee )0 0 (P i L e e ) FFD
Mi,il—i-l:m:n - L — 9(1,,1 + 1) (n —Try— =T — Z)Mz’:;—lzn i
: T L ) 00
—(n—ri =i~ 1)/‘1(‘7;11,i:n:—11::zrr ) }
O
Theorem 2.8. Form > 2, m <n and k,t > 0,
T Tm (k) 9 ( + +1;"'> nL)<k+t)
Mggm; ) = ]ﬂ _ 9(’1"1 4 1) {(n —T1— 1) u’lrvln_rfn "

CAm,m—1) (g ) ®
A(nf 1’ m72) 1:m—1n—1 .

Proof.

(7“17“',7”111)(""1'> t o k T
K1 2:mn = A(n’ m— 1) e Lo xlf(xl)[l - F(wl)] tday
1

1<zo< - <Tm <00

X flw)[l = F(a2)]™ - flam)[l = F(am)]™"dey - dwpm,  (11)

where

/g62 o1 Ff()[1 = F(x1)] dxy = /g62 021" 1 — F(x1)]" Hday
1 1

_ Z{@ku Pl -1

4+ 1) /1 2k Fla)[ — F(xl)}“dxl}.

By substituting the above expression into (11), we have

(kst) 0 (k+t)
ugfgmgm) = k{(n — T — ]-) 57’71”-0-77“12‘;17 )TM)
A(n, m —1) e ) ® e ) (B
714(71 _71 m— 2) /L(lrrznflrnf)l + (7’1 + 1):“‘57:5777,7: ) }a
SO
15,7 Tm (k) 6 H+ro+1, (e+t)
u(f,é:mn: ) = Ic—9(7~1+1){(n ry—1) an_rf:n )

Aln,m—1) (e ) ®
T A 1 o) /’levn—l:n—l N
An—1, m—2)
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Theorem 2.9. For1<i<m—2, m<nandk,t>0,

(11, ) D ¢ . (11, i1 Friga L, ) B0
Hi it1:m: = —— (=11 — =i — 4 — D
i,i4+1:m:n t— G(Ti+1 + 1) i,i+1:m—1:n
N T SRS IS R
_(n_rl _"'_T’i_l)/’&i:m—lzn " :
Proof.

i) = A= [ [ e
1<z < <2 <Ti42< - <T, <OO
Ti42
A [ @t - Py o | (12)
z;

X fle)[L = Faz)]™ f(z2)[1 = F22)]"™ - flam)[L = F(zm)]™
Xd$1 s dl‘idxi+2 ce d.%‘m,

where
Tiq2 Tiy2 i .
/ i f(@ig1)[1 =F(zi41)]"H daigr = / 0z 1 (1 — F(ai)] "  drigy

= f{x#ﬁ[l - F(wi+2)}m+1+1 — il - F(.ri)]7‘i+1+1

Ti+2

+(riv1 + 1)/ i1 f(wign)[1 - F(xm)]”“d““}'

z;

By substituting the above expression into (12), we have

(raye )50 0 ; (r1,0 rig1Hripatl, e )0
/J“i,i+1:m:n - ; (n —Try = =Tl — 1 — 1)'ui,i+1:m71:n
(P i L ) BT
—(n—m A _7“):LL'£:WL71:nZ ' "

(ri,rm

)(kvt>
+(Ti+1 + I)Mi7i+1im2n ’

SO
(11, ) B ¢ . (7‘17“‘7T'i+1+7'7;+2+17"'7Tnz)(k't)
W _— 7’7,—’[“1—“'—7“‘1—2—1/1/-- m—1-
i,i+1m:n t— 9(7"1'—&-1 + 1) ( i+ ) i,i+1:m—1:n
(P L ) BT
—(77/—7’1 T _Z>/1‘i:m—1:n .
O

Theorem 2.10. Form>2, m<n, k,t>0 andt <90,

(riseeyrm) B9 On—r1— = Tme1 =M+ 1) (gt 1D
H(Tm 4 1) —t Em—1:m—1n .

/u’mfl,m:m:n
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Proof.

()
:LI‘E“rTzl!l,T’n:nnz):n :A(TL, m— ]') / o / xml—lk

I<x1 < <Tp—1<00

L7 s = e, e - Far -

X f(@m-1)[l = F(zm_1)]"™ 'dzy - dp_1, (13)
where
[ atdenlt = Fan)mdon= [ 0l 1= P,
0 t Tm+1
:E —Tm—1 [1—F(xm,1)] m

By substituting the above expression into (13), we have

(r1,- 77-771’)(&@) B 0 (ri,- ,Tm71+rm+1)(k+t>
Em—1mmmn = E - (TL —T1— = Tm_1 — M+ 1)/“m71:m71:n

T (k,t)
+(Tm + 1)#57:1—71,7’7:7n)n }7

SO
(riyee ) &0 O =11 = =T =M A1) (o 1) (D

:u’mfl,m:m:n 9(7,7” + 1) —t Hm—1:m—1:n

O

2.3 Single moments of progressively type-II censored order statis-
tics with binomial removals

In this section, we prove some relations for the single moments of progressively Type-I1
right censored order statistics from the Pareto distribution with binomial removals.
Let R = (Ry, - ,Rp) and 7 = (r1,-++ ,rm) be the random and fixed removals, re-
spectively. From (2), we have the following recurrence relations for these product
moments.

Theorem 2.11. For2<m <n and k >0,

m—1
n—m n—m-—ri ”_m_zz:o Tl
M*(leme)(k) _ } : } : } : 0
1:m:n - T . 1
7‘1:0 7"2:0 7’771,:0 k 9(7‘1 + )

Fidratl ) ®  A(n,m —1)
x{(n —ry — 1)M§:m+f1;jl A A(n,m—Z)}f(r;p)'
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Proof. Using the iteration formula for the expectation, we have

pia " = B [x (| = B B X R

L:m:n 1:m:n L:m:n
n—m n—m-—ry n*m*Zln;Bl T
o (71,0 77"771)k _ —
=3 Y Y B[ IR=r]| PR =1p).
r1=0 ro=0 Tm=0

Thus using Theorem 2.1 in the fixed removals case, we have

Ty, T [ S )]
EIXnm IR=r] = pirem)”

1:m:n L:m:n
0 (ritro+1, rpy)®
— _ _ 1 .1 24 3 sP'm
k — 0(?"1 + 1) {(n 1 ) H1m—1:n

A(n,m—1) .
_A(Tt,m—?)}f(r’p).

Hence, we conclude that

m—1

(R R )(k) n—m n—m-—ri ”*mleﬂj T 0

* 1577y m

u . . = e e —
o 7;0 7‘2220 T;(J k= 0(r1+1)

(r1tratl, ) ® _ A(nvm - 1)

{(” =71 = 1) W1 A(nm_Q)}f(T;p)-

Theorem 2.12. For2<i<m-—1,m<n andk > 0,

( ) n—m n—m-—ry n*mle";gl r 0
* Rl)"' ;R'm
r1=0 ry=0 rm=0 k— 9(7"1 + ]-)
e s (k)
X {(n — Ty = — T — Z) /'LETYIYL’—l’::;+T1+1+1’ JTm)
e . (k)
_(n —r = — Ty — 4+ 1) ul(_ilitmfzﬁ:l-i-n-i-L JTm) }
Proof.
# (R, R ) Ry, ,Rm)* Ry, Rpn)"
st ) o it ]
n—mn—m-—ry n—nz—E'{iGl r
— E X(Tlv"'ﬂ”m)k’ R _ P R . )
_Z Z Z min | =T ( _T7p)-
r1=0 1re=0 T =0

So from Theorem 2.2, we have

r1yee )R r1,m, e ) )
E X( Loerm) |R=7’} :/‘Lz(':m’:;7 )

mm:n
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9 y ( Tt +17"';'7n)(k)
:k—e(m+1){(”_” = = T

. (11, 1L, e ) )
7(’”7711 — T 7Z+1)Hi—1:m—1:n .

Hence

n—m n—m-—ry n*m*Z{lEl” 9

*(Rly'“;Rm)(k) . )
Hiim:n - Z Z Z mf(r,p)

r1=0 ro=0 Tm =0
N (e i L e ) ()
X{(n i S £ Z) Hizm—1:n

. (SRR NPT [ 10
_(n_rl — = Timr— 1) Mi:l:mfll:; ' " :

Theorem 2.13. For2<m<nand 0<k<6,

m—1
n—mmn—m-—ri n*m*Zz=o 71

#(Ry.e Ryp)® O(rm +1) Lo o 14T 1))
ppi s ) :Z Z Z mugnl_lzm—lzn ) f(r;p).

r1=0 1ro=0 Tm =0

Proof. We have

(R Rn)® [X,(nf?;,;:;;Rm’“} - F [E {Xml,--- Ron)* ‘R”

lum:m:n m:m:mn

m—1
n—mn—m-—ri nfmlezo Tl

=3 X Y B IR=r]| PR=mp)

r1=0 1re=0 T =0

Therefore, by Theorem 2.3, we have

: : : O(rm + 1) 1))
E X ) |R = }_— (rrae )™ OAm T 2) ) (e rnoarm D)
m:m:n | r Hmimin Q(Tm 1) k HEm—1:m—1n

Hence, the proof is completed. O

2.4 Product moments of progressively type-II censored order
statistics with binomial removals

In this section, we prove some relations for the product moments of progressively Type-
IT censored order statistics with binomial random from the Pareto distribution. From
(6), we have the following relations for these product moments.

Theorem 2.14. For2<i<j<m-1,j—i<2 m<nandk,t >0,

m—1
n—mmn—m-—ry n—m=30"

% (R, Ry )F) . 0 .
Hi j:men = Z Z Z mf(rap)

r1=0 1reo=0 Tm =0
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(1L ) (RO
x {(TL S A B j)ui,j:mflzn
- (7’17"'77‘j71+7‘j+17"'77‘7n)(k7t)
—(n—r1—--—rj1—j+1) Hij—1:m—1:n :
Proof.
(R R )0 — g | xE R )" x (F,ee R’
i,5:m:n - m:n jimin
— (Rlv'“ aRm)k (Rly"‘7R7n)t
n—m n—m-—ry n—m—Z?LBlm . .
_ § : E : (R1,++,Rm )" yr(R1, ,Ran)" _
- e E |:sz71 Xj:m:n |R =T
r1=0 ro=0 Tm =0

xP(R =r;p),
from Theorem 2.4, we have

k ¢ oo e YR
E[X(R17 JRm) X(Rh JRm) |R:r] (r1,m2, ,rm)

m:n jm:n = /J’i,j:m:n
0 (r1yee i+ (k1)
_ i . 50Ty ]+1+17"'17"m)
_k—G(T‘—Fl) (n_rl_'”_m_])Mi,j:m—lrn
J
. (F1ye yrjm 1L e ) (B0
_(n_rl -1 ) +1>:ui,j71:m171:n ! )
hence, we reach
m—1
n—mn—m-—ri n—m—leo i
#(Ry, R )F" 0
Mi,;'mlun ) = Z Z Z mf(r;p)
r1=0 1ro=0 Tm=0 J

(r1y gL ) 00

« {(n —Tp— =T — j)MiJ‘;m—l:n

. (T17‘"77’j—1+7’J+17"'77’m)(k’t)
(=== =) gy :

O
Theorem 2.15. For1<i<m—1, m<n,k>0and0<t <80,

m—1
—mn—m-—ry n—m=30"

n
*(R17...7Rm)(k,t) H(n_rl_..._rm71 _m+1)
/u‘i,m:m:n = Z Z e Z —
r1=0 1re=0 Tm =0 e(rm + 1) t
s Pm— 14T +1) )
xﬂgfézfl::nfll:n’, ) f(rvp)

Proof.

% (R, Rm) t):E X(Rl’..-,Rm,) Xél]?,’lﬁ;:’;,Rm)t

7, m:m:n m:n
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=B B [xin " xR

m:n

n—mmn—m-—ry n*m*ZZ';El T N
_ Z Z Z (R, Rm) Ri,,Ru)' | _
- U E |:Xi:m:n " Xr(n,:rln:n ) |R =T
r1=0 1ro=0 Tm =0

xP(R = r;p),

from Theorem 2.5, we have

(k,t)

E[X_(Rla"'aRm)k X(Rl,-'~,Rm)t|R: 7,] _ MET;;:?L,” JTm)

imin mim:n
On—r1— - —rp_1 —m+1) (1, Tm—1F 7 +1)F 0
Q(Tm + 1) —t i,m—1:m—1:n

)

hence, we reach

_ —m— nfmfz"iflr
e (Ri, Rp)F0) _nzénn irl z:m O —ri = =T —m+ 1)
i, mimen - e —
r1=0 1ro=0 P =0 H(Tm + 1) t
(i 1+t ) EO
X/J‘i,;z—lzm—ll:n (Ir7p)'
Theorem 2.16. For2<i<j<m-—-1,j—i1<2 m<nandk,t>0,
(R R )(k 9 n—mmn—m-—ri n—m—El";Blm 9
* 1, ftm ’
s . = DY — ”"'
e )DED DENTD DU
r1=0 1ro=0 Tm =0
: RN o SR I o SETEIN (k)
X {(n I i Z)Mz('j‘jl:mfrlznr i )
: T it L ) (00
—(n—ri—- =i —i+1) HET{J:;Z;;Z” rm) }
Proof.
# (Rayee R ) B9 (Ri,+ ,Rin)* 3 (Ra, Rin)*
i,j:min =E Xi:m:n Xj:m:n
_ (Ri,+ Rin)® 3 (Rayo \Run)t
=F |:E |:X7,mn ijn |R
n—m n—m-—ri "—m—zziﬁlrl k +
_ (R1,+,Rmn) (Ri,,Rm)" | p _
- Z e Z E |:szln Xj:7r1L:n |R =T
’r‘1:0 7‘2:0 rm:O
xP(R =r;p),
from Theoerm 2.6, we have
(7“177‘27"'77"m)(k't)

E[X»(Rhw 7Rm)k X(Rl"'. ’Rm)t |R = Ir} = Mi,j:m:n

m:n Jm:mn
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0 (r (et
1T+ 1 )
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k—@(rl—i-l) ( )MZJm Lin
; Taoee i L ) (900
—(n == — e — i D, : ;
hence, we reach
n—-mn—m-—ry n—m-— Zm tr
u (Ru, Rpn) B0 Z Z Z 0 f(r;p)
i,J:min - k—0(r: 1 ’
r1=0 ro=0 T =0 ( T + )
(r1ye s ritripr+1,r )(k’t)
X{(n_rl_"'_r _Z):uz,jlm 111’7, s "
. T T S TP S R
—(77,—7“1—-”—?"1',1—1-}-1)/141 1,j:m—1mn

Theorem 2.17. For2<i:<m-—1,m<n and k,t >0,

n—mmn—m-—ry n*m*Zzn;Bl T
« (R R) (B0 0 .
,ui,i+1:m:n - Z Z T Z k— 9(7’ I 1),]0(7',]7)
r1=0 1ro=0 T =0 4
(r1ye s Pidrip1 41, v BT
X{(TL—?"l—"'—’I"' _Z)M'Lm 1:n
- (Tl7 T+, ;T771)(k’t)
—(TL—?”l il A | _Z+1) :uzflzm 1:n
Proof.
#(Ryye R )0 (Ri, ,B)® 5o (R, Ron)
/”Lz i+1: mn szn Xz—i—l min
(R17 . m) (Rlv ° Rm)t
|: |:sz71 Xz-‘rlmn ‘R
n—mmn—m-—r; N—M— Zl 0 Tl
_ (R1,+ Bm)* 3 (Ra, ,Rn)? _
- Z Z Z E |:Xi:m:n X’LJrl min |R r
r1=0 2=0 Tm=0

xP(R=7;p),
from Theorem 2.7, we have
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E[X(R17 R)k X(R1, JRm) |R: T} (r1,r2, e rm) P

min i+1l:m:n - 'uz Jvi4+1im:n
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hence, we reach

oot n—mmn—m-—ry n—m—Z}';;ln 9
M*(Rl""1Rm,)( ) _ f(T‘p)
i,i+1:m:n - k 0 ’
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ri=0 1ro=0 T =0 ( T + )
. T 1,0, (k+t)
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Theorem 2.18. Form > 2, m <n and k,t > 0,

TSP ~ o 0
[ aimen = z_:o Z:O Z_:O k—&(rl—i—l){(n_rl_l)
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P e =[x (e xR
=B [B[x {0 xR
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D IED DRI S L
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xP(R = r;p),

from Theorem 2.8, we have

¢ P17, ) 00
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Theorem 2.19. For2<i<m—-—1,m<n and k,t >0,
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from Theorem 2.9, we have
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Proof.
* (R, Ron) B0 (Ri, Rm)® y(R1,+ \Rum)?
m—1,m:m:mn Xm 1:m:n Xmmn

=B [B [ X0 x| R |

n—m n —r1 ”leU”

= OB SIS S { e A

T1 =0 To= Tm =0

[}

xP(R =7;p).
From Theorem2.10, we have
X(Rl Rm) X(Rl, s m)t R _ (7’1 T2, ,Tm )(k )
[ m—1lm:n m:m:n | _T] Moy — lmmn
_ On—ri—- —rpm_q1—m-+1) /’L(Tl,-“ o 14 1) BT
H(Tm + 1) —t m—1m—1:n .
Therefore,
(R R )(kt) n—mmn—m-—ry n—m 27;8 T 0(%—7"1—-“—7" 1_m+1)
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/umfll,m:m:n = Z Z T Z e(r + 1) _t
r1=0 1re=0 T =0 m
-1+ 7m 1) T
X:ugn 1mr 1;L " ) T;p)'
O

3 Thomas-Wilson’s mixture formula for moments

Thomas and Wilson (1972) presented a procedure for calculating the means, variances,
and covariance of order statistics for progressively Type-II censored samples from the
corresponding moments of order statistics from complete samples.

Assume Xj.pmum,j = 1,---,m represent the progressively Type-II censored order
statistics with censoring scheme (ry,--- 7)) and the order statistics from complete
sample denote by Xi.,,i =1,--- ,n. Let K; be the rank of X;..p, 16, Xjimn = Xk,
for some j =1,--- ,m. Note that K; =1 and K can take on values k;_1 +1,k;_1 +
2, j+r+--+rjgfor j=2,--- ,m, given K;_1 = kj_1. Thomas and Wilson
(1972) obtained the joint probability function of rank vector (Ky,--- , K,;,) as

P(Ky=ki, - Ky = k) = P(Ky = k1) [[ P(Ks = kil Kioy = ki, Ky = ky)

=2

with P(K; = 1) = 1, and showed that the conditional probabilities P(K; = k;|K;—1 =
ki—1,---, K1 = k1) are given by

k
( ;;}(Zqui)ka»l)

P(K; =ki|K;—1 =k, , K1 =k1) = P — )
(Zj;}(rﬁ-l)—ki_l)



29 N. Dehqgani and R. Meshkat

Therefore, if M is the number of all observed vectors of (ki,--- k), then m x n
matrices Dy, [ =1,--+ ;M can be defined with (7, j)-general element

g =yl I

“ 0 ] 7& T,
fori=1,--- ,mand j=1, -+ ,n. So by writing X?* = DX" where XP* is the m x 1
vector of progressively Type-II censored order statistics and X™ is the n x 1 vector of
order statistics from complete samples, we can obtain the vector of the mean and the

variance-covariance matrix for progressive Type-II censoring with fixed and binomial
removals.

3.1 Progressively type-II censoring with fixed removals

By denoting E [X™] by pu*, the mean vector of an order statistic for progressive Type-11
censoring with fixed removals is easily obtained as follows:

M

B(X™] = B [E(X"|D] = 3" E[DX"|D = Di]pi = (Z sz) u
=1 =1

where p; is the probability of the rank vector corresponding to D;, | = 1,--- , M.
Similarly, by denoting Var[X"] by X%, the variance-covariance matrix X?* is given
by:

Var[X?] = E[X"(X")"] — p" (u")" = B [X?*(X?*)"|D] — p* (u*)"
M
= Y E[D X" (X" D|D=D] p, — p* (u*)"
=1

M
= ZDZ(EU +pt (p)")D] pi.
=1

3.2 Progressively type-II censoring with binomial removals

In this section, the pattern of removal at each failure time is random from the binomial
distribution. Let R = (Ry, -+ ,Ry,) and r = (ry,--- ,7y,) be the random and fixed
removals, respectively.

Therefore, by denoting E [X*] by p*, the means vector of order statistic for progressive
Type-II censoring with Binomial removals is easily obtained as follows:

n—m n—m-—ry "*m*ZZn:BI i
E[X"]=E[E[X™R]=Y_ Y -+ >  E[X”R=r]P(R=r;p),
r1=0 ro=0 Tm=0
where
M

E[X"|R =1 = B, [X"] = E[E,[X"”|D]] = _ E, [DiX*|D = D] p.
=1
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Hence,
n—m n—m-—ri n—m-— Zmol T4
E[Xps}:z Z Z Zplfrp Dy p*,
r1=0 ro=0 Tm =0

where p; is the probability function of the rank vector corresponding to D;, [ =
,M and f(r;p) is the joint probability distribution of . Similarly, by denot-
ing Var[X™] by X*, the variance-covariance matrix XP?* is given by:

Var(ng [Xps Xps) } _ uu (“u)T - F [X;Ds (XPG)T‘R] _ Nu (Nu)T
n—mmn—m-—ry ”*m*Z;iBl Ti
=> > Y EX»(XP)T|R=r]P(R=r;p) — p"(u*)7,
7“1:0 ’I”Q:O ’I”m:O
where
BIXP (X R=r] = B, [X7 (X)) = B [E, [X7* (X7)"|D]

M
ZET (DX (X")"'D'|D = Di] pi

=1
Hence,
n—-mmn—m-—ry n—m—ZZ';Bl Ti M
Varlx]=Y" > o > S pif(rip) D= + pt(p)")DF - ()
r1=0 1ro=0 Ty =0 =1

Note that this computation would be really exhausted when m and n are large, but
it can be useful to obtain some missing moments.

4 Numerical study

In this section, we present the results of numerical experiment of the real values of
moments investigated in the previous section. Also, we present a Monte Carlo simu-
lation to compare real values of moments with corresponding simulated values based
on their biases and mean square errors (MSE’s). Consider the binomial distribution as
distribution of random removals and the joint probability distribution for R as

flrip) = bp?(1 —p)°
(n —m)!
(nfm Z =1 TJ) H?:erj!

(m —j)r;.
j=1

where b =

, d:mgllrj, e=(m—-1)(n—m)—
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Table 2: Real values of moments from exact formulas for n = 5,7, m = 2,3, 0 = 4,6
and p = 0.2,0.8.

0 m:in wm:n

n
4 5 2 02 105263 111111 117647  1.20603(i = 1, = 2)
1.14255 1.32216 1.56206
0.8  1.05263 1.11111 117647  1.37198(i =1, = 2)
1.29977  1.84482 3.20441
302 105263 1.11111 117647  1.19719(i = 1,j = 2)
1.13418 1.29862 1.50395  1.49086(i = 2,j = 3)
1.30095 1.78022 2.75878  1.37323(i = 1,j = 3)
0.8  1.05263 1.11111 117647  1.24798(i =1, = 2)
(i=2,j=3)
(i=1,j=3)
(i=1,j=2)

m p E [Xi:m:n] E [XQ ] E [X3 ] E [Xz':m:an:m:n]

1=

1.18230 1.18231 1.76458  1.88097(i =
1.55923  2.78187 6.76674  1.64585(i =
7 2 02 1.03704 1.07692 1.12000  1.13630(i =
1.09421 1.20319 1.33081
0.8 1.03704 1.07692 1.12000  1.28167(i = 1,5 = 2)
1.23420 1.62963 2.58726
302  1.03704 1.07692 1.12000  1.13310(i = 1,
1.09113 1.19575 1.31682  1.29879(i = 2,
1.18482 1.42823 177970 1.23039(i = 1,
0.8  1.03704 1.07692 1.12000  1.19259(i = 1,
1.14842 1.33903 1.59318  1.74860(i = 2,
1.49861 2.54991 5.85046  1.55625(i = 1,j =
6 5 2 02 1.03448 1.07143 11111 1.13055(i = 1, =
1.09156 1.19758 1.32216
0.8  1.03448 1.07143 111111 1.22497(i =1, = 2)
1.18273 1.44164 1.84482
302 103448 1.07143 111111 1.12530(i = 1,5 = 2)
1.08650 1.18519 1.29862  1.29487(i = 2,5 = 3)
1.18668 1.43387 178022 1.22906(i = 1, = 3)
0.8  1.03448 1.07143 111111 1.15580(i = 1,5 = 2)
(i=2,j=3)
(i=1,j=3)
(i=17j=2)

1=

1.11594 1.25532 1.42560 1.49608(: =
1.32973 1.85465 2.78187 1.37722(1 =
7 2 02 1.02439 1.05000 1.07692 1.08785(1 =
1.06132 1.12874 1.20319
0.8 1.02439 1.05000 1.07692 1.17314(i = 1,5 = 2)
1.14453 1.34031 1.62963

3 0.2  1.02439 1.05000 1.07692 1.08586(i = 1,5 = 2)
1.05938 1.12438 1.19575 1.18662(i = 2,5 = 3)

1.11791 1.25808 1.42823 1.14586(i = 1,5 = 3)

0.8  1.02439 1.05000 1.07692 1.12238(i = 1,5 = 2)
1.09501 1.20646 1.33903 1.42830(i = 2,5 = 3)

1.29600 1.75633 2.54991 1.32840(i = 1,5 = 3)
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4.1 Numerical example

Here, we obtain the real values of moments for progressive Type-II censoring with
binomial removals from the exact formulas investigated in Subsection 3.2, directly. The
results for n = 5,7, m = 2,3 and 6 = 4,6 with the binomial removal corresponding to
p =0.2,0.8 are displayed in Table 2.

4.2 Simulation study

A Monte Carlo simulation study is used to obtain the moments for progressive Type-II
censoring with binomial removals and evaluate the biases and MSEs to compare with
real values of moments. We randomly generated 1000 progressively censored samples
from the Pareto distribution with n = 5,7, m = 2,3 and # = 4,6. Note that we worked
with the binomial removal corresponding to p = 0.2,0.8. Table 3 displays the results
of simulation, and also biases and MSEs of the expected termination time. All the
computations are performed using R software.
From Tables 2 and 3, we conclude:

(i) When m,p and 6 are fixed, the values of the expected termination time under
progressive censoring with binomial removals decrease as n increases.

(ii) When n,p and 6 are fixed, the values of expected termination time under pro-
gressive censoring with binomial removals increase as m increases.

(iii) For the effect of the removal probability p, when n,m and 6 are fixed, the values
of expected termination time of the progressive censoring with binomial removals
are increasing as p increases. Increasing of the removal probability p means more
items are removed at the early stage of the study. This would lead to the collection
of observations much closer to the tail of the life-time distribution. Therefore,
the experiment time under progressive censoring with binomial removals is an
increasing function in p.

(iv) When n,m and p are fixed, the values of the expected termination time under
progressive censoring with binomial removals increase as 6 decreases.
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Table 3: Simulated values of moments with Binomial removals for n = 5,7, m = 2,3,
0 =4,6 and p=0.2,0.8.

0 n m P E [szn] E [X'?mn] E [X'?mn] E [X'L:m:an:m:n}
(Bais, MSE)
4 5 2 0.2 1.05373 1.11320 1.17932 1.20106
1.13679 1.30440 1.51285 (Z =1,7= 2)
(0.00576, 0.00174)
0.8 1.05380 1.11413 1.18243 1.20619
1.14054 1.31834 1.55252 (Z =1,5= 2)
(0.15923, 0.03009)
3 0.2 1.04945 1.10420 1.16524 1.19032
(i=1,=2)
1.13142 1.29131 1.48859 1.46806
1.28550 1.48859 2.46507 1.35212
(0.01546, 0.04828) (i=1,j=3)
0.8 1.05178 1.10915 1.17304 1.24684
(i=1,)=2)
1.18251 1.425921 1.76253 1.86012
(i=2=3)
1.54258 2.64086 5.25338 1.62649
(0.01665, 0.01632) (Z =1,7= 3)
7 2 0.2 1.03367 1.06969 1.10831 1.12397
1.08617 1.18458 1.29786 (i=1,j=2)
(0.00804, 0.00158)
0.8 1.03754 1.07814 1.12224 1.13110
1.08858 1.18946 1.30498 (i=1,5=2)
(0.14562, 0.02367)
3 0.2 1.03748 1.07783 1.12142 1.13289
1.09047 1.19420 1.31393 1.29982
(i=2)=3)
1.18612 1.43013 1.76352 1.23227
(-0.00130, 0.00537) (i=1,j=3)
0.8 1.03641 1.07556 1.11774 1.19630
(i=1,j=2)
1.15250 1.34756 1.60327 1.77627
(i=2)=3)
1.51931 2.68306 6.56234 1.57681

(-0.02070, 0.23772) (i=1j=3)




Recurrence relations for moments of progressively Type-I1

34

Table 3:  Continued.

0 n m p E [Xi:m:n] E I:Xfmn] E I:X'?mn] E [Xi:m:an:m:n}
(Bais, MSE)
6 5 2 02 1.03380 1.06996 1.10872 1.12687
1.08880 1.19061 1.30820 (i=1,7=2)
(0.00276, 0.00108)
0.8 1.03492 1.07245 1.11287 1.12918
1.08958 1.19304 1.31365 (i=1,j=2)
(0.09314, 0.00896)
3 02 1.03526 1.07304 1.11362 1.12751
(i=1,j=2)
1.08778 1.18795 1.30305 1.29837
(i=2,j=3)
1.18888 1.44193 1.80263 1.23240
(-0.00221, 0.00420) (i=1,7=3)
0.8 1.03389 1.07021 1.10928 1.15434
(i=1,j=2)
1.11506 1.25317 1.42121 1.49811
(i=2,j=3)
1.33302 1.85511 2.73377 1.37954
(-0.00329, 0.00673) (i=1,7=23)
7 2 0.2 1.02512 1.05151 1.07929 1.08767
1.06036 1.12642 1.19892 (i=1,7=2)
(0.00096, 0.00057)
0.8 1.02460 1.05045 1.07766 1.08596
1.05922 1.12412 1.19555 (i=1,j=2)
(0.08530, 0.00772)
3 02 1.02640 1.05429 1.08381 1.09211
(i=1;=2)
1.06322 1.13302 1.21040 1.19707
(i=2,7=23)
1.12308 1.27052 1.44977 1.15367
(-0.00516, 0.00075) (i=1,7=3)
0.8 1.02290 1.04687 1.07201 1.11651
(i=1,j=2)
1.09108 1.19791 1.32573 1.40266
1.27787 1.68688 2.32127 1.30750
(0.01813, 0.02233) (i=1,7=23)
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